Introduction and summary
Many phenomena studied in the social sciences and elsewhere are complexes of more or less independent characteristics which develop simultaneously. Such phenomena may often be realistically described by time-continuous finite Markov processes. In order to define such a model which will take care of all the relevant a priori information, there ought to be a way of defining a Markov process as a vector of components representing the various characteristics constituting the phenomenon such that the dependences between the characteristics are represented by explicit requirements on the Markov process, preferably on its infinitesimal generator.
In this paper a stochastic process is defined to be composable if, from a probabilistic point of view, it may be regarded as a vector of distinct subprocesses. In a composable Markov process the concept of local independence between its components is defined by explicit restrictions on the infinitesimal generator. The latter concept formalizes the intuitive notion of direct but uncertain dependence between components.
The paper gives four theorems on the relation between stochastic and local independence and two examples which are intended to illustrate the practical usefulness of the concepts, which are both new.
Composable processes
2A. Let Y = Y(t) be a stochastic process with continuous time T and a finite state space E. Assume that there are p > 2 spaces El; i = 1,., ,p; such that the number of elements of each space at least equals 2, and that there exists a oneto-one mapping f of E on to X= 1Ei. Proof. Assume that Y1 is locally independent of Y2. For arbitrary x, t > 0, Y1, y EE1 and Y2 e E2 we shall prove that the relation Proof. Let tI < t2 < ' < tn < t. 
Definition. The process Y is a composable process with components Y1, ,Yp given by f(Y(t)) = (Y(t), .., Yp(t)) if and only if for each

P(Y1(t) = Y1 I Y1(t), , Yl(tn)) = E[P(Y1(t) = y, | Yi(tl), Y2(tl), '", Yl(tn), Y2(tn)) Yi(t), '-, Yl(tn)] = E[P(Yi(t) = Yi | Yl(tn), Y2(t)) Yl(tl), ', Y(tn)
]
